/700

CsceExG.

A SCANA COMPANY

November 8, 2007

Mr. Charles Terreni
Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office 11649
Columbia, South Carolina 29211

Mr. Dan Arnett
Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263
Columbia, South Carolina 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed

please find the report on South Carolina Electric and Gas Company’s hedging activities
for October, 2007.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

’{ . /’2/7%/
Kenneth R. Jackson

KRJ/ckw
cc:  Scott Elliott, Esquire

Enclosures

Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

§. C. PUBLIC SERVICE COMMISSION
ECEIVETF

NOV 13 2007 £l

ECEIVEL

SCERG | (olumbia, South Carolina + 29218 + T (803) 217.9000
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Page: 1

ZAI*NET Version: 603, Bui.d: 4599CC

Trade Type: FIXED SWAP

Q3NOVO06
03NOV06
07NOV06
14NOVO06
15NOVO6
21NOVO6
21NOVO06
28NOVO06&
28NOVO6
29NOV06
0SDEC06
12DECO6
19DEC06&
27DECO06
03JANO7
09JANO7
16JANO7
23JANO7
30JANO7
06FEBO7
13FEBO7
20FEBO7
27FEBO7
06MARO7
13MARO7
20MARO7
27MARO7
J3APRO7
10APRO7
17APRO7
24APRO7
01MAYO07
08MAYO7
15MAY07
22ZMAY07
29MAY07
05JUNO7
12JUNO7
19JUNO7
26JUNO7
03JULO7
10JULO7
17JULO7
24JULO7
31JUL07
07AUGO7
14AUG07
2.AUGO7
28AUGO7
04SEPO7
11SEPO7
18SEPO7
25S8EP07

Trade Type:

218EPO6
22SEP06
238SEPO6
020CT06
03NOVO6
256S8EPO7
26SEPQ7

10.90
10.00
.60
-80
.10
.80
.10
.40
-80
.20
-80
.80
-80
.80
.80
.80
.80
.80
.80
.80
.80
.90
.80
.80
.80
80
80
.80
-80
.80
.80
.80
.80
.80
.80
-80
.90
.80
80
80
80
.80
.80
.80
.80
.80
.80
.80
.80
.80
.80
.90
.80

s o R oo

o0 oo+ o

C O 0000000000000 0000000000000 000o0o0 o000 Ooo0

70.40

FUTURE

.00
.00
.00
.00

L

(3.00)
(2.00)

Month

010CTO07
010CT07
010CT07
010CTO07
010CT07
010CT07
010CTO07
010CTO7
010CTO07
010CT07
010CTO07
010CTO07
010CTO07
010CTO07
010CT07
010CTO07
010CTO07
010CTO07
010CT07
010CTO07
010CT07
010CTO07
010CTO07
010CTO07
010CT07
010CTO07
010CTO07
010CTO07
010CTO07
010CTO07
010CTO7
010CT07
010CTO07
010CTO7
010CTO07
010CTO07
01.0CTO07
010CTO07
010CTO07
010CT07
010CTO07
010CTO07
010CTO07
010CTO07
010CT07
010CT07
010CTO07
010CT07
010CTO07
010CTO07
010CTO07
010CTO07
010CTO07

010CTO07
010CTO7
010CTO07
010CTO07
010CTO07
010CT07
010CTO07

Strike Price

C 0 OO0 0000000000000 00 0000000000000 00000000000o00Qdo0ooo oo

oo oo o oo

.00
.00
.00
.00
.00
.00
.00
.00
.00
.00
.00

00

.00
.00
.00
.00
.00
.00

00

.00

00

.00
.00
.00
.00
.00
.00
.00
.00
.00
.00
.00
.00

a0

.00
.00
.00
.00

on

.00
.00
.00
.00
.00

00
00

.00
.00
.00
.00
.00
-00
.00

.00
.00
.00

00

.00
.00
.00

Database: Zainet Merant_Progd

SCE&G October 2007 Results

E&GLASTMONTH

Trade Price Market Price Total Cost

L= - S IR I RN

NI DU DO N ® - ®Dm®Oo mM®ODm®®0®m®E®I®JEEEaAEN® ] 0®eoE®® e o

.830
.200
.760
.790
.545
.940
.785
.710
735
-880
.800
-655
.565
.605
.215
-850
.145
.215
.625
.760
.010
.945
.194
.020
.907
.907
.024
.077
.410
.110
.173
-237
-169
.155
.389
-069
.452
.101
.004
.693
.022
.592
694
.202
.505
-440
.104
.022
.661
-530
.940
.357
.288

.750
.610
-650
.730
.220
.410
.420

P N T T T T T T T T T - - e - N R N - O I R R T T T I I AT AN AN A AR
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.423
.423
.423
.423
.423
423
-423
-423
-423
.423
.423
-423
.423
.423
-423
-423
-423
.423
.423

423
423

-423
.423
-423
.423
-423
.423
.423
-423
.423
.423
.423
.423
.423
-423
.423
.423
-423
.423
-423
.423
.423

423

.423
.423
.423
-423
.423
.423
-423
.423
-423
.423

.423
.423
-423
-423
.423
.423
-423

(962,470.
(820,000.
(52,560.
(70,320.
(93,995.
(71,520.
(360,185,
(470,340.
(69,880.
(106,560.
(62,400.
(61,240.
(68,520.
(52,840.
(65,720.
(54,800.
(65,160.
(65,720.
(69,000.
(62,080.
(64,080.
(71,505.
(65,548
(64,160.
(71,256.
(71,258.
(64,192.
(64,616.
(67,280.
(64,880.
(65,384.
(65,896.
(65,348.
(65,240.
(67,112.
(64,549.
(76,068.
(64,808.
(64,032.
(61,544.
(64,177.
(60,733,
(53,552.
(49,618.
(52,040.
(51,520.
(56,832,
(48,172.
(45,290.
(44,240.
(47,520.
(57,214.
(50,300.

(5,715,278.

(310, 000.
(304,400.
(229,500.
(309,200.
(411,000.
192,300.
128,400,

00)
00)
00)
00)
00)
00

00

Current Value

700,107.00
642,300.00
38,538.00
51,384.00
70,653.00
51,384.00
263,343.00
346,842.00
51,384.00
77,076.00
51,384.00
$1,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
57,807.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
57,807.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
51,384.00
57,807.00
51,384.00

4,521,792.00

256,920.00
256,920.00
192,690.00
256,920.00
321,150.00
(192,690.00)
(128,460.00)

08NOVO07 09:23
a/o 08NOVO7

Mark to Market

(262,363
(177,700.
(14,022,
(18,936.
(23,342.
(20,136.
(96,842,
(123,498.
(18,496.
(29,484.
(11,016.
(9,856.
(17,136.
(1,456.
(14,336.
(3,416.
(13,776.
(14,336.
(17,616.

(10,696

(12,696
(13,698.
(14, 164.
(12,776.
(19,872.
(19,874.
(12,808.
(13,232,
(15,896.
(13,496.
(14,000.
(14,512.
(13,964.
(13,856.
{15,728.
(13,165.
(18,261.
(13,424.
(12,648.
(10,160.
(12,793.
(9,349.
(2,168.

1,765

(656.
(136.
(5,448.
3,212.
6,093.
7,144.
3,864.
592.
1,084.

(1,193,486.

(53,080.
(47,480.

(36,810

(60

00)
00}

.00)
(52,280.
(89,850.

(390.

.00

00)
00
00



Page: 2 E&GLASTMONTH
ZAI*NET Version: 603, Buiid: 4599CC Database: Zainet_Merant_Prod

08NOVQ7 09:23
a/o 08NOVO7

SCE&G October 2007 Results

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

== ==s====== ===s======== ===s==== ============ s=zzzowss=s== = ==

26SEPO7 (5.00) 010CTO07 0.00 6.405 6.423 320,250.00 (321,150.00) (900.00)

26SEP07 (5.00) 010CT07 0.00 6.415 6.423 320,750.00 (321,150.00) (400.00)

26SEPQ7 (5.00) 010CT07 0.00 6.420 6.423 321,000.00 (321,150.00) (150.00)
0.00 (281,400.00) 0.00 (281,400.00)
70.40 *010CTO07 (5,996,678.60) 4,521,792.00 (1,474,886.60)

70.40 (5,996,678.60) 4,521,792.00 {1,474,886.60)



Page: 1

E&GOPENPOSITIONS

08NOV07 09:27

ZAT*NET Version: 603, Buiid: 4599CC Database: Zainet_Merant_Prod a/o 310CT07
SCE&G Outstanding Positions
Trade Date Contracte Month Trade Price Market Price Total Cost Current Value Mark to Market
Trade Type: FIXED SWAP
230CT07 109.2)0 01NOVO07 480.090 421.602 (9,234,322.90) 7,937,748.00 (1,296,574.90)
Trade Type: FUTURE
250CT07 G.(00 Q1NOVQ7 83.325 79.959 (222,650.00) (0.00) (222,650.00
""" [PETe—  ts.ase,er2.500  7,037.748.00  (1,519,224.90)
Trade Type: FIXED SWAP
300CT07 181.990 01DECO07 494.360 474.810 {15,999,896.30) 15,152,270.00 (847,626.30
Trade Type: FUTURE
03NOVO6 01DECO7 9.110 8.330 (1,639,800.00) 1,499,400.00 (140,400.00)
. 1;9?%0; *Q1DECQ7 (17,639,696.3&; 16,651,670.00 (988,026.35;
Trade Type: FIXED SWAP
300CTO07 157.:00 01JANOS 498.181 484.960 (14,136,448.30) 13,622,180.00 (514,268.30)
Trade Type: FUTURE
03NOVO06 17.700 01JANOB 9.3¢€0 8.660 (1,591,200.00) 1,472,200.00 (119,000.00)
174000 sozawos asmresse 15,096,380.00  (633,268.30)
Trade Type: FIXED SWAP
300CT07 133..00 01FEBOS 496.976 486.584 (11,947,775.70) 11,565,059.00 ({382,716.70
Trade Type: FUTURE
C3NOVOE 15.000 Q1FEBO08 9.370 8.689 (1,405,500.00) 1,303,350.00 {102,150.00
100 otrEscs Csasarsoe 12.868,408.00 (484,566.70)
Trade Type: FIXED SWAP
300CT07 100.200 01MAROS 508.691 491.782 (8,902,363.20) 8,546,832.00 (355,531.20
Trade Type: FUTURE
03NOV06 9.900 01MAROS 9.180 8.479 (826,200.00) 763,110.00 (63,090.00)
105 300 ~ommroe C eomsseran 5,309,92.00  (418,621.20)
Trade Type: FIXED SWAP
300CT07 77 500 01APROS 467.255 462.213 (6,446,013.70) 6,292,584.00 (153,429.70
Trade Type: FUTURE
G3NOVO6 8.000 01APRO8 7.865 8.109 (629,200.00) 648,720.00 19,520.00
65500 +01ABROS C esonon 604130000 (133,509.70)
Trade Type: FIXED SWAP



Page: 2

ZAI*NET Version: 603, Bui.d: 4599CC
Trade Date Contracts Month
soctor 7050 olwavos

Trade Type: FUTURE
03NOV06 5.010 01MAYO08
77777 ;g:é 67 *01MAYO08
Trade Type: FIXED SWAP
300CTO7 66.1:0 01JUNO8
Trade Type: FUTURE
03NOV06 4.000 01JUNO8
o ;Oilvéi *01JUNO8
Trade Type: FIXED SWAP
300CT07 37.3:0 01JUL08
Trade Type: FUTURE
07MARO7 6.C00 01JULO8
- "v;ét;Jéﬂ *01JULO8
Trade Type: FIXED SWAP
300CT07 28.790 01AUGO8
Trade Type: FUTURE
07MARO7 13.¢350 01AUGOS8
77777 ;lt”ﬂ;i *01AUGO8
Trade Type: FIXED SWAP
300CTO7 20.:00 01SEPO8
Trade Type: FUTURE
07MARQ7 12..00 01SEPO8
-"-'-éé.zéé *01SEPO8
Trade Type: FIXED SWAP
300CTO07 40..00 010CTO08
Trade Type: FUTURE
07MARO7 23.000 010CTO08
Veé..éé *010CTO08
Trade Type: FIXED SWAP
300CT07 58.200 G1NCVO8
Trade Type: FUTURE

Trade Price

480

454.

403

~

339

285

264.

340

.189

.750

145

-840

.504

.890

.472

.950

.800

.980

.090

.789

Market Price

£.204

414.300

350

292.

269.

34

8.286

.868

950

888

©

.434

3.551

E&GOPENPOSITIONS
Database: Zainet Merant_Prod

SCE&G Outstanding Positions

Total Cost

(5,797,270.70)

(387,500.00)

(6,184,770.70)

(5,424,826.60)

(313,600.00)

{5,738,426.60)

(2,984,270.50)

(473,400.00)

(3,457,670.50)

{2,292,356.20)

(1,033,500.00)

(3,325,856.20)

(1,660,350.90)

(957,600.00)

(2,617,950.90)

(3,245,679.80)

(1,860,700.00)

(5,106,379.80)

(6,020,349.80)

Current Value

6,144,945.00

5,422,844.00

328,160.00

5,751,004.00

3,090,678.00

3,587,838.00

2,397,598.00

1,086,020.00

3,483,618.00

1,724,220.00

1,004,400.00

2,728,620.00

3,382,034.00

1,939,820.00

5,321,854.00

5,990,120.00

08NOVQ7 09:27
a/o 310CT07

Mark to Market

(59,275.70)

19,450.00

{39,825.70)

(1,982.60)

14,560.00

12,577.40

106,407.50

23,760.00

130,167.50

105,241.80

52,520.00

157,761.80

63,869.10

46,800.00

110,669.10

136,354.20

79,120.00

215,474.20

(30,229.80)



Page: 3

ZAI*NET Version:

Trade Date

10MAYOQ7

Trade Type:
300CTO07
Trade Type:

13JUNO7

Trade Type:
300CT07
Trade Type:

170CT07

Trade Type:
300CT07
Trade Type:

170CT07

Trade Type:
3¢0CTO07
Trade Type:

170CT07

Trade Type:
300CT07
Trade Type:

170CTO7

Trade Type:
300CT07
Trade Type:

170CTO07

603, Build: 4599CC
Contracts Month
18.000 01NOVO08
86.0¢0 *01NOVOB
FIXED SWAP
96.200 O1DECO8
FUTURE
38.0: 0 Q01DECO08
134.220 *QLlDECO8
FIXED SWAP
72.070 01JANOS
FUTURE
43.0°0 01JANOY
115.0:0 *01JANOO
FIXED SWAP
46.230 01FEBOS
FUTURE
50.(30 01FEB09
96.200 *Q1FEBO9Y
FIXED SWAP
34.920 01MARO9
FUTURE
35.1000 01MAROS
69.300 *01lMAROS
FIXED SWAP
23..00 01APROY
FUTURE
30.000 01APROS
53.:00 *01APRO9
FIXED SWAP
20.°00 01MAYO09
FUTURE
25. 100 01MAYO09

Trade Price

302

28

243

38

137

88

48

16

.051

.835

.14z

.960

.553

2210

.290

.970

.035

-168

-0l10

303.

27

245.

141

92

49.

1le

Market Price

567

.587

934

.836

.885

.459

.110

.211

566

.261

-412

.206

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Total Cost

(7,632,449.80)

(9,031,085.80)

{3,645,750.00)

(12,676,835.80)

(6,970,019.20)

(4,210,300.00)

(11,180,319.20)

(4,246,379.50)

(4,605,000.00)

(8,851,379.50)

(3,108,490.80)

(3,139,500.00)

(6,247,990.80)

(1,871,733.40)

(2,421,000.00)

(4,292,733.40)

(1,663,833.00)

(2,002,500.00)

Current Value

7,575,740.00

8,849,438.00

3,495,620.00

12,345,058.00

6,810,480.00

4,067,370.00

10,877,850.00

4,370,058.00

4,729,500.00

9,099,558.00

3,214,639.00

3,223,850.00

6,438,489.00

1,916,552.00

2,478,300.00

4,394,852.00

1,698,642.00

2,051,500.00

08NOVO07 09:27
a/o 310CT07

Mark to Market

(56,709.80)

(181,647.80)

{150,130.00)

(331,777.80)

(159,539.20)

(1.42,930.00)

(302,469.20)

123,678.50

124,500.00

248,178.50

106,148.20

84,350.00

190,498.20

44,818.60

57,300.00

102,118.60

34,809.00

49,000.00



Page: 4 E&GOPENPOSITIONS

ZAI*NET Version: 603, Bui.d: 4599CC Database: Zainet_Merant_Prod

08NQV07 09:27
a/o 310CT07

SCE&G Outstanding Positions

Trade Date Contracts Month Trade Price Market Price Total Cost Current Value Mark to Market

3,750,142.00 83,809.00

1,753.4)0 (153,960,466.30) 150,303,021.00 (3,657,445.30)



